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This article describes and compares six criteria for 
determining the lag length of finite distributed  lag models. 
These criteria are employed to select the lag length of the 
distributed  lag variables within the St.  Louis equation using a 
computationally efficient procedure,  The lag lengths chosen 
are tested against each other and against arbitrarily overfitted 
and underfitted specifications.  The results suggest that 
Akaike's  final prediction error criterion and Pagano and 
Hartley's procedure perform well relative to the other criteria 
considered. 
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